Asymptotic expansion of the distributions of the estimators in factor analysis under non-normality.
Equations for the Edgeworth expansion of the distributions of the estimators in exploratory factor analysis and structural equation modeling are given. The equations cover the cases of non-normal data, as well as normal ones with and without known first-order asymptotic standard errors. When the standard errors are unknown, the distributions of the Studentized statistics are expanded. Methods of constructing confidence intervals of population parameters with arbitrary asymptotic confidence coefficients are given using the Cornish-Fisher expansion. Simulations are performed to see the usefulness of the asymptotic expansions in exploratory factor analysis with rotated solutions and confirmatory factor analysis. The results show that asymptotic expansion gives substantial improvement of approximation to the exact distribution constructed by simulations over the usual normal approximation.